
Carrying Cost Plus
Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:
   Bills  2,369,921,986.02$                2,378,185,000.00$                NA
   Notes  4,222,434,730.07$                4,187,740,500.00$                29,122,719.25$         

Federal Agency:
   SBA 733,116,636.78$                  724,896,583.93$                   3,793,720.06$           
   MBS 519,489,703.87$                  504,768,279.01$                   2,312,884.27$           
   Bonds  6,359,107,126.17$                6,287,134,707.45$                59,934,425.21$         
   Floaters -$                                      -$                                      -$                          
   Discount Notes 7,260,922,272.52$                7,305,229,934.00$                NA
   FHLMC PC 1,980,774.81$                      2,096,848.77$                       31,921.81$               
   GNMA 314,485.90$                         350,433.80$                          3,102.69$                 

Bankers Acceptances -$                                      -$                                      NA
Bank Notes 1,300,060,113.04$                1,299,287,845.00$                8,357,361.11$           
CDs 10,845,107,001.69$              10,838,841,953.05$              77,569,591.02$         
Commercial Paper 5,328,644,169.37$                5,361,316,191.67$                NA

Corporate:
   Floaters 184,490,283.30$                  184,327,177.00$                   4,815,539.43$           
   Bonds 1,076,061,794.25$                1,063,027,565.99$                23,122,950.23$         

Repurchase Agreements -$                                      -$                                      NA
Reverse Repurchase -$                                      -$                                      -$                          

Time Deposits 7,245,995,000.00$                7,245,995,000.00$                NA
AB 55 & GF Loans 5,167,152,052.53$                5,167,152,052.53$                NA

TOTAL 52,614,798,130.32$              52,550,350,072.20$              209,064,215.08$       

Fair Value Including Accrued Interest 52,759,414,287.28$              

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).
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